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Agenda
● Probability vs Statistics
● Likelihood
● Maximum Likelihood Estimation (MLE)
● MLE Example (Poisson)
● MLE Example (Normal)
Unbiased estimators



Probability vs Statistics
Probability

given model, predict data

Statistics
given data, predict model



Probability Likelihood
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Maximum Likelihood Estimation (Poisson)
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Random Picture

Definition of
Expectation







Maximum Likelihood Estimation (Normal)






